. He [7] for more details on the recurrent case. The precise formulation of (b) is more difficult because there is no obvious choice of integrating process. However Walsh has suggested that one look for an integral with respect to the local time L(x, t), using the family of z martingales associated with the Ray-Knight theorems. On the other hand the conditional excursion formulae of Williams [15] provide us with a dense family ~s martingales. These have the added advantage that they are defined for all levels, in contrast to the Ray-Knight martingales which are only defined on a semiinfinite interval. In [13] Walsh defines a double integral, working directly with L(z,t), and he then proves that the conditional excursion formulae of Williams have the required integral representation. To do this he needs to derive certain complicated analogues of Green's formula.
Our idea is to modify Walsh' to denote the resolvent of Brownian motion killed when it hits then the first order conditional excursion formula of [7] can be written as (-oo, xã nd is the unique strong solution of (l.a).
(ii) = x+)+ : 0 a t~ and hence it is B (x, t) adapted. (iii) B(r(x, t)) and ~'~ are conditionally independent given B(x, t).
Proof: (iii) Let [14] and a proof can be found in either [6] or [12] . First [14] . . His sketched proof is given in more detail in [6] or [12] . Kt(n,03BB,f)=Kt(03BB1,03BB2,...,03BBn;f1,f2,...fn) = t 0 d t n e -0 3 B B n t n f n ( B t n ) t n 0 . . Proof: (i) By our description of .Q4 and the continuity of A(t)
The result follows when we integrate by parts and take the weak limit, using our definition of Qt .
(ii) See [6] Lemma 4.2.
The following is typical of the kind of results we can obtain by using the second part of the previous lemma as well as being a vital step in our main calculation. And this has the required form. 
